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August 10, 2012

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end May 31,
2012.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-73 1-45 60
Jenny.Futr@Piedmontng.corn

Enclosures

C: ORS

a720 Plerlmont Row Drive Charlotte, NC 28210
P i e rim 0 I i t ii g .co i'o
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Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

May 2012 ( 'I
f$/,'2)

30 a
30 7 of A's

15.50 Commission and Fees rate „., „I „,
465.00 Total Commission and Fees (ExpendjIqrejjl i "i(..:.

„! ~ '(

42,765.00 e
42,765.00 Z of s's

465.00 Less: Fees (Expenditures)
42,300.00 Option Premium

Z of D's

Activi in Account
~obitlo ~obitti 

69,602.50
42,765.00
42,765.00 69,602.50 Z of C's

69,602. 50
~42,765.00

26,837. 50
(69,602.50)
42,765.00

Z of C's

Z of D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued previous month
ADM accrual in current month
P&L and Cash Activity

E

E

Z of E's

15.50 Commission and Fees rate
Total Fees (Receipts)

(4)

(s)
Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

Interest from ADM



ADIT INVES1 OR SERVICES, INC.
Chicago Board ot Trade Building

141 'YV. J,lckaoil Blvd. a Suite I600A
ADM Chicago, illinios 60604-3190

MOIITHLY Col OIODITY STATFI'rlFN 7

STATEMENT DATE3 MAY 31, 2012

ACCOUNT NUMBBR3 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BYr RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po BOX 33068
CHARLOTTB NC 28233-3060

IP YOU HAVE ANY CUESTZONB OR ZBSUES
REGARDING YOUR STATEMENT THAT YOU
ARB UNABLB To RESOLVB WITH YOUR BROKBR,
PLEASB CONTACT ADMIS CUSTOMER SBRVICE AT
1/800/654-0461 or 312/242-7200,

* ~ * * * * * * * * YOUR A C T I V I T Y T H Z S MONTH * *

DATE

5/01/2 WZRB TRANSFER REC
WIRE TRANSFER RBCEZVBD

WIREREC US

LONQ/BUY SHRT/SBLL DESCRIPTZON EX PRICE/LEGND CC DEBIT CREDIT

69,602.50

5/29/2
5/29/2
5/29/2
5/29/2
5/29/2

CALL JUN 12 NYM NAT GAS E 4500 C
CALL JUN 12 NYM NAT QAS E 4950 C
CALL JUN 12 NYM NAT GAS B 5100 C
CALL JUN 12 NYM NAT GAS E 5200 C
CALL JUN 12 NYM NAT GAS E 5700 C

EXPIRE US
BXPZRE US
EXPIRE UB
EXPIRE US
BXPZRB US

. 00

.00

.00

.00

.00

5/31/2 30 CALL JUN 13 NYM NAT GAS B 4350 C NET PREM US 42,765.00
*******" POSITIONS INYOURACCOUNT

5/31/2

1/1'f /2

3/06/2

2/29/2

1/3 1/2

4/02/2

30
30*

12
12*

12
12"

34
34*

43
43*

72
72*

CALL JUN 13 NYM NAT QA8 E 4350 C
OPTION MARKET VALUE

BXPZRE 5/28/13
AVERAGE LONG& . 14100

LAST TRADE DATBf 5/28/13

CALL DBC 12 NYM NAT GAS E 4400 C
OPTION MARKET VALUB

BXPZRE 11/27/12
AVBRAGE LONQr .14100

LAST TRADE DATB3 11/27/12

CALL MAR 13 NYM NAT GAS B 4400 C
OPTION MARRBT VALUE

EXPIRE 2/25/13
AVBRAGE LONQr . 13600

LAST TRADB DATB: 2/25/13

CALL MAR 13 NYM NAT QAS E 4450 C
OPTION MARKET VALUB

BXPIRB 2/25/13
AVBRAGB LONG: .1350D

LAST TRADB DATB3 2/25/13

CALL PBB 13 NYM NAT GAS E 4500 C
OPTION MARKET VALUE

EXPIRE 1/28/13
AVERAGE LONG3 . 15750

LAST TRADE DATEf 1/28/13

CALL APR 13 NYM NAT GAS E 4500 C
OPTION MARKET VALUE

EXPIRE 3/25/13
AVBRAGE LONG& . 13500

.1410 US

.1307

. 1410 US

. 0428

. 1360 US

.0874

. 1350 US

. 0813

~ 1575 US
.0690

. 135 D US

. 0718

39,210.00
39,210.00*

5, 136. 00
5,136.00*

10,488.00
10,488.00*

27,642.00
27,642.00*

29,670.00
29,670.00*

51, 696. 00
51,696.00*

LAST TRADB DATE3 3/25/13
AOttfl INVESTOR SERVICES, INC. a wholly owned subsirfiary of the Archer O ufiels Midland Compffny.

f'I f ASE BEFOG I TOIY olf I'E11ENCES OB OIZIECTIOifS OIMEOIATELY Yolin FAILURE TO IMMEDIATELY EXERCI' VOUB BIGHT TO I IAVE OIFFERENCiS OR OI3if Crloffa
CORIIEC I LD VVII I f3.. OFEMEO YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

F u ', n31 r r 3 1rra =0"



Ani@ INVESTOR SERVICES, INC.
2 Cld 5 B:0 CF I y

1st tV. Jackson 0JT d. o Suite l600A
AD M Chic,lf o, ll linios 60604-3190

I,IONTHLY COIAMODITY STATEMEI47

PAGE 2

STATBMBNT DATE: MAY 31, 2012

ACCOUNT NUMBER& 121 X2068

SALBSMAN NUMBER& 121 X121

INTRODUCED BY& RSC ~ WEALTH ~ MANAGEMEHT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po BOX 33068
CHARLOTTB NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLB To RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVZCB AT
1/800/654-0461 or 312/242-7200.

DATE

4/30/2 55
55*

CALL MAY 13 NYM NAT GAS B 4500 C
OPTION MARKET VALUB

BXPIRE 4/25/13
AVERAGE LONG& .12500

LAST TRADE DATEr 4/25/13

.1250 US

.0916

LONG/BUY SHRT/SELL DESCRIPTION EX PRICB/LEGND CC DEBIT CREDIT

50,380.00
50,380.00*

2/01/2

1/18/2

11/09/1

11/09/I

1/03/2

11/09/1

1/03/2

15
15*

12
12*

8
8*

7
7*

36
36'

7*

12
12*

CALL FEB 13 NYM NAT GAS B 4550 C
OPTZON MARKET VALUB

BXPZRB 1/28/13
. 14250AVERAGE LONG&

LAST TRADE DATE& I/28/13
CALL JAN 13 NYM NAT GAS E 4650 C

OPTION MARKET VALUE
EXPZRB 12/26/12

AVERAGE LONII& . 13750

LAST TRADE DATEi 12/26/12

CAIL JUL 12 NYM NAT GAS E 4700 C
OPTION MARKET VALUE

EXPIRE 6/26/12
AVERAGE LONG: . 14000

LAST TRADE DATE& 6/26/12

CALL AUG 12 NYM NAT GAS E 4800 C
OPTION MARKET VALUB

EXPIRE 7/26/12
AVERAGE LONG& . 14600

LAST TRADB DATRIL 7/26/12

CALL JAN 13 NYM NAT GAB B 4800 C
OPTION MARKET VALUE

EXPIRB 12/26/12
AVERAGB LONG& .17000

LAST TRADE DATEl 12/26/12

CALL 8BP 12 NYM NAT GAS E 4900 C
OPTION MARKBT VALUE

EXPIRB 8/28/12
AVERAGE LONG& .15400

LAST TRADE DATEl 8/28/12

CALL JAN 13 NYM NAT GAS E 4900 C
OPTION MARKBT VALUE

EXPIRB 12/26/12
AVERAGE LONG c . 15400

LA8T TRADB DATE& 12/26/12

.1425 Us

.0639

~ 1375 Us
.0400

. 1400 US
,0001

. 1460 Us

.0005

~ 1700 Us
.0308

.1540 Us

. 0019

. 1540 Us

.0261

9,585.00
9,565.00*

4,800.00
4,800.00"

8 F 00
8.00*

35.00
35.00*

11,088.00
11, 088. 00*

133. 00
133.00*

3,132.00
3, 132. 00*

ADM INVSSTOB SEIRVICES, INC. a vrhoffy owned subsidiary of the Archer Daniels lvllriland Company.
Pl EASE RFPORTAIVY DIFFERFNCES OR OR7ECTIONS DAMEDIAiELY YOUR FAILURII TO IMMEDIA1 ELY FXERCISE YOUR RIGHT TO IIAVE DIFFERENCES OR ODJECTIONS
CORRFCTI D WILl. BE DEFMEO YOUR AG RE ELIENT THAT THIS STATEMENT IS COFIRECT AND RA1 IFIED.



ADind INVESTOR SERVICES, INC,

o

hCinraBo Board ot Trade BuifdinS
'I:tt tv. t. t:I vt 'v. 't 'ttvtt»

ADM &'hirngo,lllinios 60606-31»70

tvfONTHLY Col 111ODITY STATFIvtENT

PAGE 3

STATBMENT DATBF MAY 31, 2012

ACCOUNT NUMBER& 121 X2068

SALE8MAN NUMBBRt 121 X121

INTRODUCBD 81't RBC NBALTH MANAGBMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROS THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

ZP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNASLB TO RB8OLVE WITH YOUR BROKBR,
PLEASE CONTACT ADMZS CUSTOMER SERVZCB AT
1/800/654-0461 or 312/242-7200.

DATE

10/14/1 7
7*

CALL UUL 12 NYM NAT GAS B 5000 C
OPTION MARKET VALUE

EXPIRE 6/26/12
AVERAGE LONQt .16500

LAST TRADB DATEt 6/26/12

.1650 US

. 0001

LONG/BUY SHRT/SBLL DBSCRIPTION BX PRICE/LBGND CC DEBIT CREDIT

7.00
7.00»

11/11/1

12/13/1

7
7*

12
12*

CALL OCT 12 NYM NAT QAS B 5000 C
OPTION MARKET VALUE

EXPIRE 9/25/12
AVERAGE LONQt . 15250

LAST TRADE DATEt 9/25/12

CALL DEC 12 NYM NAT GAS B 5000 C
OPTION MARKET VALUB

EXPIRE 11/27/12
AVERAGE LONGt . 15000

.1525 US

.0052

. 1500 US

.0156

364.00
364.00*

1,872.00
1,872.00*

11/18/1

12/01/1

10/14/1

8/25/1

9/26/1

10
10*

35
35*

6
6*

8
8*

7
7*

LAST TRADE DATE& 11/27/12

CALL NOV 12 NYM NAT GAS B 5100 C
OPTION MARKBT VALUE

BXPIRE 10/26/12
AVBRAQE LONGt .15900

LAST TRADE DATEF 10/26/12

CALL DBC 12 NYM NAT GAS E 5100 C
OPTION MARKET VALUE

EXPIRE 11/27/12
AVERAGB LONG& .22200

LIIST TRADB DATE! 11/27/12

CALL AUQ 12 NYM NAT GAS B 5150 C
OPTION MARKET VALUB

EXPIRE 7/26/12
AVERAGE LONGt .16500

LAST TRADE DATBt 7/26/12

CALL aUL 12 NYM NAT GAS B 5200 C
OPTION MARKET VALUE

EXPIRE 6/26/12
AVBRAGE LONGt . 17500

LAST TRADB DATBt 6/26/12

CALL AUG 12 NYM NAT QAS B 5200 C
OPTION MARKET VALUE

EXPZRB 7/26/12
AVERAGB LONG& .17300

LAST TRADB DATBF 7/26/12

.1590 US

.0084

.2220 US
,0132

~ 1650 US
. 0003

~ 1750 US
.0001

. 1730 US

.0003

840.00
840.00*

4,620 F 00
4,620.00*

18. 00
18. 00*

8.00
8,00*

21. 00
21.00*

ADtm fNVEBTOB BEBV1008, It40. a wholly owned subsidinry ol the Archer Daniels ittt!dfand Dofnpnny.
Pt EASE RFPOR r ANY DIFFERENCES OR OSJECI fONS f)II)EOIATELY YOUR FAILURE TO INIFI FOIATELY EXEFICISII YOUR RIORT TO 'AYE DIFf EFIENCI 5 OR OSJEr TfottnfI!r'RRECTEO WILL BE OEE JEO YOUR AOR Ei'vfEI'!T Tf AT TRIS STATE!'t NT IS CORFIFCTAI O RATIFIEO.
»Ft ttt Foa T'X vvot FF



ADiV. INVESTOR SERVICES, JNC.4

C I . I Dv, 1 UC 1 d li» 1d

14I. IV. JnckRCIn Blvd. d Suiic J600/c
AD M ChicaSO, Illinios 60600-Bicl0

IAOiNTHIY Got!VOOITY SIATEI/FNT

STATEMENT DATE& MAY 31, 2012

ACCOUNT NUNBBRC 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED 811 RBC WEALTH MANAGEMENT
(704)264-2767

PIBDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po BOX 33068
CHARLOTTB NC 28233-3060

ZP YOU HAVB ANY QUBSTZONS OR ISSUES
RBGARDZNG YOUR STATBMENT THAT YOU
ARE UNABLB To RBSOLVE WITH YOUR BROKER,
PLBASB CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 DY 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LBGND CC DEBIT CREDIT

9/26/1
10/14/1

10/06/1

8/10/1

8/08/1

10/17/1

11/02/1

6
7

13*

21
21*

7
7*

6
6*

7
7*

40
40*

CALL SEP 12 NYM NAT GAS E 5350
CALL SBP 12 NYM NAT GAS E 5350

OPTION MARKET VALUB
BXPIRE 8/28/12

AVBRAGB LONG1 .16730

LAST TRADB DATE1 8/28/12

CALL OCT 12 NYM NAT GAS B 5400
OPTION MARKET VALUE

EXPIRE 9/25/12
AVBRAGE LONGC , 16800

LAST TRADE DATE: 9/25/12

CALL GUL 12 NYM NAT GAS B 5450 C
OPTION MARKET VALUE

EXPIRE 6/26/12
AVBRAGE LONG1 . 17500

LAST TRADE DATEC 6/26/12

CALL AUG 12 NYM NAT GAS 8 5450 C
OPTION MARKET VALUE

EXPZRB 7/26/12
AVBRAGE LONGI .17800

LAST TRADE DATE1 7/26/12

CALL OCT 12 NYM NAT GAS B 5500 C
OPTION MARKET VALUE

BXPIRE 9/25/12
AVERAGE LONGC .17000

LAST TRADE DATBC 9/25/12

CALL NOV 12 NYM NAT GAB E 5500 C
OPTION MARKET VALUE

EXPIRE 10/26/12
AVERAGE LONG1 . 16000

LAST TRADE DATEC 10/26/12

. 1700 US

.1650 US

.0008

.1680 US

.0029

. 1750 US

.0001

. 1780 US

.0002

1700 US
.0025

1600 US
.0045

48.00
56.00

104.00*

609.00
609.00*

7.00
7.00*

12. 00
12.00*

1.75. 00
175.00*

1,800.00
1,800.00*

7/29/1 7
7*

CALI. AUG 12 NYM NAT GAS E 5550 C .1860 UB
OPTION MARKET VALUE . 0001

EXPIRE 7/26/12
AVERAGE LONG1 . 18600

LAST TRADE DATEC 7/26/12

7.00
7.001

9/06/1 14
14*

CALL SBP 12 NYM NAT GAS E 5600 C
OPTION MARKET VALUB

EXPZRB 8/28/12
AVBRAGE LONGC . 17000

.1700 UB

.0005
70.00
70.00*

LAST TRADE DATE& 8/28/12
ADILI INVBBTOII BEIIVICEB, II40. a vvholly owned subsidiary oi thc ArcfTer Daniels Midland CORIIlany.

Pl I ASE REPORT ANV OIFFEREIVOES OR OS!EOTIONS IL!ciEOIATELY YOUR FAILURE TO IMUEOIATELY EXERCISE YOUR BIGHT TO HAVE DIFFERENCES OR OeiEOTIOILR
CORRECTED VIILL SE GEE NEO YOLIR AGRE I IAENT THA! TI!IS STATFIC! FNT IS OORRECT ANti BAT IFIEO.

11'D Dd ld. DE*Cl-D, DID I 110'ldlD''G d*DD 1 71 Gl "1'lEDCE DDDE



ADM 1NVESTOR SERVICES, 1NC.
CI 11; Ii) iot" I B IR»I;

)-11 'h". J,icltson Sled. F Suite (600A
ADM Chica,*,o, illinios 6060dc31')0

MONTHI Y Cof I WIOO I IV STATEI'TIENT

PAGB 5

STATEMENT DATEt MAY 31, 2012

ACCOUNT NUMBBRT 121 X2068

SALBSMAN NUMBERI 121 X121

INTRODUCED BYT RBC WEALTH'MAWAGBMENT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN Roe THORNTON
Po BOX 33068
CHARLOTTB NC 28233-3060

IP YOU HAVE ANY {}UESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARB UNABLE TO RESOLVE WITH YOUR BROKER,
PLBASE CONTACT ADMZS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

7/12/1

LONG/BUY SHRT/SELL DESCRIPTION EX PRZCB/LBGND CC

8
8"

. 1850 US

.0001
CALL JUL 12 NYM NAT GAS E 5750 C

OPTION MARKET VALUE
EXPZRB 6/26/12

AVERAGE LONG: . 18500

LAST TRADE DATE I 6/26/12

DEBIT CREDIT

8.00
8.00*

1. BBGINNZNG ACCT BALANCE
2. PAL AND CASH ACTIVITY
3. BNDING ACCT BALANCB
5. NET OPTION PRBNZUM
8. OPTIONS MARKET VALUB

*** SEG USD **A
69,602.50-
26,837.50
42,765,00-
42,765.00-

253,545.00

9. ACCT VALUE AT MARKBT
11. CONVBRTED ACCT VALUE US

210,780.00
210,780.00

*** CURRENT MONTH *** *** YEAR-To-DATE ***

OPTION PRBMIUM US 42,765.00- 477,831.50-
* * * R * * * R * * * * * * R * R * * *
* POR 2011 TAX INPORMATION, VISIT OUR WEBSZTB AT
* HTTPT//WWW.ADMIS.COM/TAXPAQ.HTM
* * * B * * R * * * * R

* * R * * * * *

* * * * * * * *

ADM INVEBTOB SEBV)CEB, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
IILFASE REPORT ANY DIFFERENCES OR OSJECTIOif)S IuflEOIATEI Y. YOUR FAILURE TO 0ILIECIATELY EXERCISE YOUfl ilIGHT TO HAVE OIFFEREINCES OR Of)JECTIOIES
CORRECT ED WILL BE DFEMEO YOUR AG RE EITIEt)T THAT THIS STATEI'TENT IS CORRECT AND RATIF IEO.

D, *'OR TET RFCEI=DE CERDT TO'TER" 'BIDDER~ITBRT.FW RE'ER E FR': CCCED EYIGCLBB EFFL '",=D C:1 Rti



Period

South Carolina
Report as of 5/31/2012 Close

Original Purchase
Cost/Proceeds Realized Value

Net Value Realized
Gain or Loss

Closed Positions - Ma -2002/April-2003 Review
Closed Positions - Ma -2003/A ril-2004 Review
Closed Positions - Ma -2004/A ril-2005 Review
Closed Positions - Ma -2005/A ril-2006 Review
Closed Positions - Ma -2006/A ril-2007 Review
Closed Positions - Ma -2007/A ril-2008 Review
Closed Positions - Ma -2008/April-2009 Review
Closed Positions - Ma -2009/April-2010 Review
Closed Positions - May-2010/A ril-2011 Review
Closed Positions - Ma -2011/A ril-2012 Review
Closed Positions - May-2012/June-2012 Review
Total Closed Positions Review Periods
Open Positions Total
Closed/Open Postion TOTALS

949,450
$1,065,640

$851,680
$2,463,690
$3,369,220
$2,908,420
$3,446,030
$3,599,735
$2,240,760
$1,339,250

$2,424,270
$400,810
$795,290

$4,925,500
$1,385,730)
$ 1,159,981

($6,147,835
($ 12,587,530)

($3,938,546)
$0

$ 1,474,820
($664,830)

$56,390)
$2,461,810

($4,754,950)
($1,748,439)
($9,593,865)

($16,187,265)
($6,179,306)
($1,339,250)



Period Tool Counterparty Trade Cate

Open Positions - South Caronna
Report as of 6/31/2012 Cfoss

MMStus Trade/ NYMEX
Strike/Fixed Purchase PurchasePurchased Expiration MarketPrice Price Cost/ProceedsPer Month Cate Price

Net Value vs.
Market Value Current Market

Va ue
Jul-
Jul-

2 Ca
2 Ca
2 Ca
2 Ca

NY

EX 7/ 2/20
EX 8/0/0
EX 8/25/ 0
EX 10/14/ 0

80 000 $5 75
70000 $5 5
80000 $5 0
70XO $5

0 750
0 750

4 800 06/26/20
2 250 06/26/ 0
4 000 06/26/ 0

550 08/26/ 0

2E
2E
2E
2E

0 0001
0001

0 0001
$8

4 792
2 243
3 92
I 543

ul- 2 Ca EX 11/9/ 0 80 000 $4 70 $0 200 IS/28/ 0 2E 0 ODO 1 92

Au
Au
Au
Au
Se
Se
Se

12 Ca
tz ca
12 Ca
12 Ca
12 Ca
12 Ca
12 Ca
12 Ca

EX 7/29/ 0
EX 8/8/ 0
EX 9/26/ 0
EX 10/14/ 0
EX 11/9/ 0

YMEX 9/6/20
EX 9/6/20
EX 9/2$ 0

70 000 $5 55
60 000 $5 45
70 000 $5 20
60000 $5 5
70 000 $4.80
70 000 $5
70 000 $5 60
60 000 $5 35

0 860
0 780
0, 730
0 650

0 700

3 020 07/26/20
0 680 07/26/20
2 10 07/26/ 0

$9900 0 /26/ 0
0220 0 /2 / 0
1 900 08/28/ 0
1900 08/ 8/ 0
0 200 08/28/ 0

2E
2E
2E
2E
2E
2E
2E
2E

0 000
0 0002

$7
$12

.0003 $2

.0003 $18
0.0005 $
0.000

3 013
0 688

$9 82
0 85

0 52
Se 1 2 Ca EX 10/14/ 0 70 000 $5 35 0 650 1 550 08/28/20 2E
Se 2 Ca

2 Ca
z caCct-1

ca

YMEX 11/9/ 0
EX 10/6/ 0
EX 10/17/20
EX 11/11/20

540

700M $550
70 000 $5 00 0 525

70 000 $4
210 000 $5 40 $0

0 780 08/28/20
280 09/ 5/20

1 900 09/25/20
0 675 09/25/20

2E
2E
2E
2E

0 002
0 002 $ 75
0 D052 $364

0 647
34 71

1 25
0 311

Nox 1 Ca
I CaNov

EX 11/2/20
EX 11/18/20

400 000 $5
00 000 $5 10 0. 590

0/2$2
0/26/2

2E 0045 $1 800
0.0084

62 200
15 060

Ceo-1 Cs EX 2/I/20 10 $0 2220 7 700 /27/2 0 32 620 73 080
Cec-1 ca EX 12/13/20 20 000 $5 00 0 500 /27/2 00 56 872 0 28
Cec-
Jan-

ca
ca

EX /I 7/20
EX 1/3/20 2

40 $020 000 $4
20 000 $4

410
540

6 920
8 480

/27/2
2/26/2

0428
0.0281

136
1 2

1 784
5 348

Jan- 3 Ca EX 1/3/20 2 3 SD $0 1 200 2/28/2 0308 3 50 12
Jan
Feh-
Feb-

3 Cat
3 Caf
3 Catt N

EX 1/18/2D
EX 1/31/20

X 2/I/201

20 000 $4
30 OIM $4

375
575 $6

0. 425

2/26/2
5 0
5 0

/28/2
/28/2

.0400
0690 8
.0639

29
1 700

0550 $38
1 790

Mar 3 Call NY 2/29/201 0000 $44 02/25/2 0813 327 64 8 258
Mar 3 Can NY

3 Can NYM

X 3/6/201 20 000 $4 40
20 000 $4 50X 4/2/201 2 7

20 02/25/
00 03/25/

0 0874 048
1 690 0718 $5

3 Call N
Jun-13 Call N

SUMMARY:

X 4/30/2012
X 5/31/2D 2

5 700 000
410 $4

82

50 04/25/
05/28/

85

0916 $50
0.1307 $392

53 545

8 370

$628 640



Realized
Value

Trade I
Expira tlnn

rrare

Orfalnal Trade
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